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ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE & MATURITY DATE MKT PRICE
UNITS - LOCAL UNIT COST . TOTAL COST UNIT PRICE . . MARKET VALUE % CURR UNREAL GN/LS
ORIGINAL FACE BASE- UH!T—COST “ TOTAL COST UNIT ?RICE . ¢ . MARKET VALUE % FUND UNREAL &6N/LS
99MEFQI17 6MLB V12984/P012982 o H 090 17MAYO4 V12984 -
§T73  630,000.000.00 0.000000 o 0.00 0.000000 0.00 0.00 0.00
99MKHY114 IRs JPY SNPY02381 / SHP0D2389 .093 02AUS06 SWPY02381
6773 1,230.000.000.00 0.000000 0.00 0.000000 0.00 0.00 0.00
1,230,000,000.00 0.00 -822,780.00 -0.02 -822.780.00
0.00 ~6,758.50 0.00 -6.758.50
1,230.000,000.00 0.00 - -822.780.00 -0.02 ~822,780.00
0.00 -6,758.50 0.00 -6.758.50
PRIVATE PLACEMENT PRIVATE PLACEMENT
99MKHWI I8 IRS JPY SWP0O02389 .480 02AUG06
8T73 -1,230,000,000.00 0.000000 0.00 0.833800 ~10.255,740.00 -0.19 -10,255,740.00
0000000 0.00 0.006849 ~84.242.94 0.00 Z84.242.94
~1,230.000.000.00 0.00 -10.255.749.00  -0.19 -10,255,740.00
0.00 2.242.94 0.00 8124294
~1.230. 000, 000.00 0.00 -10,255.740.00  —-0.19 10,255, 740.00
venn 0,00 wenBh242,94 0 0000 T-84:242.94
0.00 0.00 -11.078,520.00  -0.21 -11,078.520.00
0.00 ~91.001.44 0.00 -91,001.44
US_DOLLAR EXCHANGE RATE 1.000000
AGENCY AGENCY
312924NE9 FEDERAL HOME LN MT6 CORP 4.700 1BAPRO7 PREASIGN 00293
6772 1.680,000.00 98.687000 1, 657 941.60 6.909000 1.796,071. 138,129.60
STATE STREET.
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UsD — ¢ = AS-OF DATE: 305EP0Z
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MXT PRICE
UNITS  LOCAL  UNIT COST TOTAL €OST UNIT PRICE WARKET VALUE X CURR UNREAL GN/LS
ORIGINAL FACE BASE UNIT C0§T ) TOTAL COST UNIT PRICE HARKET VALUE-_ % FUND UNREAL 6N/LS
312925QA1 FEDERAL HOME LN MT6 CORP 6.000 25MAY12 PREASSIGN 00337
8772 800, 000.00 99.685000 797.480.00 104.031000 832.248.00 9.04 34.768.00
3133MJ2A7 FEDERAL HOME LN BXS: 3.625 150CT04
6754 270,000.00 99.817000 269,505.90 103.125000 278,437.50 g.g% 8.931.60
3133MQUN2 FEDERAL HOME LN BKS 2.250 13AU604
8172 900.000.00 100.100000 900,900 00 100.313000 902.817.00 0.08 1.917.00
3133HQET6 FED HM LN BKS 6.185 OG6MAYOB CONS BD
6772 800, 000. 00 103.113700 2.887.183.60 114.344000 3.201.632.00 0.17 314.448.40
3134A28P2 FEDERAL HOME LN WIS CORP 6,220, 18MAROS DEB :
6772 1,000, 000.00 92.5 25 5.00 101.906000 1.019,060.00 8.32 93.435.00
3134A3046 FEDERAL HOME LM MT§ CORP 6.750 15SEP29 DEB
6754 2.000.00 95.974500 1,919.49 119.375000 2,387.50 g.gg 468.01
6772 1.250.000.00 99.025000 1,237,812.50 119.375000 1,492,187.50 g:gg 254,375.00
1.252. 000,00 1,539.731799 1.494.575.00 0.08
31359MEB5 FEDERAL NATL MTG ASSN 6.210 O6AU638 DEB
6754 340,000.00 88.840000 302.056.00 112.438000 382.289.20 g.g% 80,.233.20
31359MEY5 FEDERAL NATL MTG ASSN 6.625 15SEP09
8172 500, 000.00 100.370000 501, 85000 116.938000 584.690.00 0.03 82,840.00
31359M6T4 FEDERAL NATL MTE ASSN 6.250 O01FEB11
6772 900, 000.00 105.020000 945,180.00 111.063000 999,567.00 0.05 54,387.00

. STATE STREET.
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ASSET 1D ASSET DESCRIPTION RATE  MATURITY. DATE- MKT PRICE
e BRITS LDCAI UNIT COST e TOTAL CoOST UNIT PRICE MARKET YALUE:. = X CURR UNREAL &N/LS

T ORIGINAL FACE - BASE: ... UNIT COST _ TOTAL €osT UNIT PRICE MARKET VALUE. X FUND . UNREAL EN/LS

S S13SMIMT - FEDERAL NATL: HTG. ASSN 6.000 15MAY1l - -

6754 1.900.000.00 99854305 1.887.231.79 112.438000 2.136,322.00 0-11 239.080.21
31359MLS0 FEDERAL NATL MTG ASSN 5 3715 15Nov11 .

8154 300, '96.343000 .029.00 ~  108.000000 324.000.00 9-02 34,971.00

. 3135903 FEDERAL NATL HTg ASSH 8,125 15MAR12

6754 3,170,000.0 102.418458 3,246.665.1 113.625000 3,601.912.50 9.19 355,247.37
31359MNU3 FEDERAL MATL W@ AsSH 5,250 01Av612

6172 800, 0000 99829000 798.632.0 103. 469000 927.752.00 9.04 29.220.00
31771EAR2 FINANCING CORP PRINC FICO STRP 05APR19 SER 16 PRIN PHT ON 9.70 2019

6T54 430,000.00 27.892000 119,935_60 270000 173,161.00 0 .g} 53,225.40
761157AB2 - . RESOLUTION FDG CORP C 8,625 15JAN30. .. . - :

6754 833,000.00- 107250000 . 893.392.50 - 153.757000 1.280,795.81 0.07 367,403.31
831641001 SMALL BUSINESS ADMIN PARTN. CTF _ 6.343 - 10MAR12 SER sBIc zooz'lo A

6173 5.000,000.00 100.000000 * 5,000,000, 00 113 5.682,900,00 9.30 682, 900.00
880591CEQ Tzuusssss VALLE! AUTH i . 6.375. 15JUNOS 2005 PHR BD 1995 SER A '

8172, 2,000,000.0 9.234000 -1,984,680.00 . 110.3750 2,207.500.00 9.12 222,820.00
880591€J9 TENNESSEE VALLEY A 6.750 01NOY25 PHR BD 95 SER E -

6754 2.980.000.0: 754235 2,704,476.20 117.920000 3,514,016.00 0.19 809,539, 80
880591085 TENNESSEE VALLEY o §5375,,1340¥08 PUR BD 1998 SER 6

6754 1,790.000.00 4364 1,574,929.07 ©110.4 1,976,571.70 9-10 401,642.63
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uso COMPOST AS-OF DATE: 30SEPO2
ACCOUNT POSITIO” APPRAISAL

ASSET 1D ASSET DESCRIPTION 'RATE MATURITY DATE MKT PRICE
i UNITS . LOCAL - UNIT COST . .. TOTAL €OST " UNIT PRICE - MARKET VALUE % CURR UNREAL GN/LS
. ORIBINAL FACE . BASE: ... UNIT COST TOTAL COST. - UNIT PRICE MARKET VALUE = X FUND UNREAL 6N/LS

; 880591DH1 TENNESSEE VALLEY AUTH . - ' 7. 125 01MAY30 PWR BD SER 6 }
6754, 4,650,000.00 - 98.504000 .- 4,580,436.00 124.690000 5,798.085,00 g.g% 1.217,649.00
- 880591DS8 TENNESSEE VALLEY AUTH . 4,875 ISDECISLSLDBAL PHR BD 2001 SER D
68T73 _8,500,000.00 -102.609700" 3 721,824.50 107.192000 - : 111 370, 00 g.:g‘ 389,495.50
42,795.000.00 “, 42,238,605.88. 40.?25.722.91 %.gg 5,887,037.03
42,795,000.00 42,238,685.88 - 48,125.722.91 %.gg 5.887,037.03
ASSEi BACKED AUTO LOAN
O3061NECO AHERICRED!T AUTD RECEIVABLE TR 1.920 13JUNO5 2001 B NT CL A 2 -
6754 1,578.140.4 .578.140.40 100.005900 1.578,233.51 0.08 93.11
3,050,000, 00 0.07
. 03061NED7 AHERICREDIT AUTO REC TR 1.990 14NOVOS SER 2001 B CL A3
6754 0,000 0.000000 3,050,000.00 100.103160 3.053,146.38 0.16 3,146.38
3 050 000. 00 0.14
03061NEL9 AMERICREDIT AUTOHOBILE REC TR 2.040 12JUNO5 2001 D NT CL A 2
6754 3,029,694.19 100.000 3.029,694.19 100.045070 3.031,059.67 0.16 1.365.48
4,570.000.00 0.14
03061NERG AHERXCREDIT AUTOHOBILE REC TR 1.950 1250005 2002 A ASSET BKD NT CL A28
6754 2,300, 100.0 2,300, 000.00 100.0210 2.300.483.69 0.12 483.69
2.300.000. 00 0.11
039006BC4 ARCADIA AUTOHOBILE RECEIVABLES 5.670 15AUGO6 SER 1998 C CL A3
6773 1,357.001.50 01.390625 1.375,872.30 101.521000 1.377.641.49 0.07 1.769.19
5 000,000.00 0.06
23383VAU4 DAIMILER CHRYSLER AUTO TR 4.980 O06JAND4 2001 A NT CL A2
6754 509,.548.56 509.269.90 100.350140 511.332.69 0.03 2.062.79

2. 310 000.00
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usp — COMPOSITE — AS~OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
UNITS LOCAL: . UNIT COST TOTAL COSY UNIT PRICE MARKET VALUE = % CURR UNREAL GN/LS
ORIGINAL FACE ~ BASE ' UNIT COST TOTAL COST UNIT PRICE HMARKET YALUE X FUND UNREAL G6N/LS
11,824,384.65 11,842,976.79 11,851,897.43 0.62 8, .
20,280,000.00 088 920.64
ASSET BACKED CREDIT CARD
65334UAE3 NEXTCARD CR CARD MASTER NT TR 2.123 16APRO7 2001 1 ASSET BKD NT CL A 144A
6754 492,002.28 99.187500 488,004.76 100.093750 2,463.53 0.03 4,458.77
750,000.00 . 0.02
- 81234CAN1 SEARS CR ACCOUNT HASTER TR IX 6.450 160CT06 SER 1996 4 CTF CL A .
41,666, 42,006.80 100.156000 41,731.64 0.00 -275.16
1,000 00000 0.00
533,668.92 530.011.56 534,195.17 0.03 4,183.61
1,750,000.00 0.02
ASSET BACKED HOME EQUITY LOAN
21075WHAG CONTIMORTGAGE HOHE EQU!TY LN 2.003 15APR29 1998 1 PASSTHRU CTF CL A S
6773 216, .68 216,020.10 99. 216,290.18 0.01 270.08
2,333.000.00 0.01
66987XAA3 NOVASTAR HOME EQUITY LOAN 2. 039 25APR28 SER 1998 1 CL.A
6773 1,466,755.56 1.466,526.3 0.000000 1.466,755.56 0.08 229.18
10,000, 000. 00 0.07
76110V009 RESIDENTIAL FDE MT6 SECS 11 8.090 25MAR20 SER 2000 HI1 HOME LN NT CL AI6
6754 3.0 .0 99.95188 . 2.998,556.40 107.541630 3.226,248.90 0.17 227.692.50
3. 000 000. 00 0.15
4,683,249.24 4,.681,102.87 4,909,294.64 0.26 228.191.77
15,333,000.00 . 0.23
ASSET BACKED OTHER ASSET BACKED
020864AA2 ALPINE PARTNERS tP 2.310 080CT09 SER 2000 1 NT CL A FLT6 144A
6754 2,922,710.01 100.000000 2,922,710.01 99.500000 2.908,096. 5 -14,613.55
4,300,000.00 §13
STATE STREET.
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usp — COMPO! -y AS-OF DATE: 30SEP02
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X CURR UNREAL GN/LS
ORIGINAL FACE - BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUVE X FUND UNREAL GN/LS
02378JBHO AMERICAN AIRLS 7.858 010CT11 CTF 2001 2 CL A 2
67173 2,800,000.00 100.000000 2,800,000.00 105.533000 2.954,924.00 0.16 154,924.00
2,800,000.00 0.14
04542BAE2 ASSET BACKED FD6 CORP 2. 103 2505032 2002 HFI ASSET BKD CTF CL A
6754 4, 100.000000 4.158.584.1 9.6051 4,142,164.44 0.22 ~16,419.75
- 4.910.000. 00 0.19
" 046036AA7 ASSOCIATES MANUFACTURES HS6 2.053 15JUL30 1999 1 PASSTHRU CTF CL A 144A
6754 4,160,.114.85 100.160682 4.166.799.41 99.968000 4,158,783.61 0.22 -8.015.80
7.049,000.00 0.19
IZSOGYAKS CDC MTS CAP TR 2.103 25AUG3Z 2002 HEz MTE PASSTHRU CL A
6773 .39 100.000000 3.147.948.3 610410 3.135,684.30 0.17 -12,264.09
3 200 000 00 0.14
12558MBB7 CIT HOME EQUITY LN TR 2.083 25JUN33 2002 2 ASSET BKD CTF CL AV
6773 - 3.281,060.89 100.000000 3.281.060.89 99.772340 3,273.591.23 0.17 -7.469.66
3.500,000.00 0.15
14041MACT CAPITAL ONE AUTO INVT LLC 6.640 15AU605 SER 2000 B CL A 3 144A
6754 2.152,819.31 103.308594 2.224,047.36 103.125000 2,220,094.91 0.12 ~3.952.45
3.130,000.00 0.10
17305EAU9 CITIBANK CR CARD ISSUANCE TR 2.760 O09FEBO9 2002 C1 NT
6754 640, 000.00 100.000000 640,000.00 100.119450 640,764.48 0.03 764.48
640,000.00 0.03
20846QED6 CONSECO FIN SECURITIZATIONS 7.570 15MAY22 HOHE IHPRDVEHENT LN2000 E CLA4
6754 1,.100.000.0 99.961900 1,099.580.90 1,176.228.35 0.06 76,647.45
1.100.000. 00 0.05
203460£07 CONSECO FIN SECURITIZATION 7.960 O1FEB32 2000 5 PASSTHRU CTF A 6
6754 000.00 99.984375 2.499,609.38 114.062000 2.851,550.00 0.15 351,940.62
2 500 000.00 0.13
20847KAAB CONSECO FIN RECREATIONAL ENTH 7.562 150CT07 2000 A NT CL Al
6754 6.764.40 100.000000 346,764.40 101.250950 351,102.25 0.02 4,337.85

2, 600 000.

00
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ASSET ID

ASSET DESCRIPTION .o RATE

e URITS . .
- ORIGINAL FACE - BASE. -

MATURITY. DATE ~ MKT PRICE
LOCAL - UNIT COST % TOTAL COST . -UNIT PRICE " MARKET YALUE
UNIT: COST = TOTAL COST - ... UNIT PRICE - MARKET VALUE

UNREAL 6N/LS
UNREAL 6N/LS

a5

6754

6T54

6754

6754

6773

6754

6754
6754

6754

: 22540vnaz

CREDIT SUISSE FIRST ‘BOSTON MT6 _ 2,188 250CT32 2002 ME11 MTB CTF CL A2
1 000000 2,985,453.67 99.858 2,981.217.01
) 3 200.000. 00
23384BAA1 DAIMLERCHRYSLER HASTER DHNER T 1.883 15MAYO7 AUTO LN ASSET BACKED NT
880,000.00 100.00000! 880,000.00 99.937000 879,445.60
880,000.00 .
29078PAB6 EHBARCADERO AIRCRAFT SEC TR 2.303 15A0625 2000 A CL A2 144A
2, 0000 2 2,418,911.12 92.000000 : 2,.225.398.23 -
2,700.000. 00
33647FAA FIRST SOURCE LN OBLISS INSD TR 2.160 15JUL08 INSD ASSET BKD NT CL A 144A
655,150.74 100.2 656,500.35
2,200,000, 00
3379253[4 FIRSTPLUS HOHE LN OWNER TR 7.580. 10APR23 1997 2 ASSET BKD NT CL A 8
.390625 962,850.97 .. 101 962.104.31
180 000, 00
36228CJX2 65 MT6 SECS CORP 11 6.624 D3MAY18 COML MT8 CTF 2001 144A CL A 2
3.000,000.00 102. 625000 - -3, 070 750.00 111.019320 3,330,579.60
3.000,000.00
. 393505AP7 GREEN TREE Flll CORP 9.150 15JAN18 92 2 MFD HSG8 SR SUB PASS THRU
.00 7.925000 489,625.00 102 843000 215.00
500 000.00 )
© 393505529 GREEN TREE HOHE lHPR' LN TR 7.430 150CT20 98 F WM IHPT + EQUT LN NT CL
1,480.000.0 103.750000 1,535,500.00 . 104.12! 1.541,050.00
1,480,000. 00
393533BP8 6REEN TREE 6.900 15JAN22 97 D ASSET BKD NT CL A 1 HE/HI
. .87 99.971445 406,397.79 104 000 426.075.32
1.800,000.00 i :
393533BQ6 6REEN TREE NECREATIOHAL EQUIP 1.973 15MAR29 1997 D ASSET BKD NT CL A 1
o 200 a: 05 99 521,660.56 100.03010f 522,552.41

—4,236.66

~554.40

'~193,512.89

1.349.61

~746.66

251,829.60

24,590.00

5.550.00

19,677.53

891.85

STATE STREET.
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RATE MATURITY DATE MXT PRICE

.- TOTAL COST

TOTAL COST UNIT P!
UNIT P!

RICE | MARKET VALUE
RICE . MARKET YALVE

UNREAL GN/LS
UNREAL 6N/LS

6754

&T54

6173

6754

6754

6754

6773

6754

6754

6754

ASSET 1D ASSET DESCRIPTION
UNITS  LOCAL.. UNIT COST
ouxsx»at FACE . . BASE. - - UNIT COST
3953033A9 GREENPOINT CR LLC
.22 99578129
550 000.00
60935LAA5 - MONEY STORE ausxu:ss Li BKD TR :
700.000.00
szgssana o NPF x11 INC -
3,000, 00 99.968750
3,000, 009:00
55334uAA1 .y NEXTCARD cn-cAnn NASTER NT TR
450 000. 00
§7007TDRY  OAKNOOD HORTGAgE lgv:srons NE
soo 000, oo :
68400XAM2 OPTION ONE MT6 ACCEP CORP
8.292.354.62 6.057000
9. 800 000.00
74057ARL . PREMIUM ASSET TR
1.600,000. 8.939000
1.600,000 00
784426BA3 SLW STUDENT LN TR
82.902.9 99.230473
500.000. H
s1za;ccns SEARS CR ACCOUNT MASTER TR 11

3,210, ooo'oo

921796LT3 VANDERBILY MTG + FIN INC
2.476, .85 100.000000
3.210,000.00

080 17JUN22 2000 7 HFD »58 PASS CTF CL Al

321.74 364.380.39

z.gss' 15JUK13 SER 1999 1 W CL AS 1

37.49 95601 5,534.18

2.240 010CTD3 00 2 HLTHCARE RECEIVE 144A CLA

Z 999,062.50 2,500.00

2.023 ISDECDS 200 1 ASSET BXD KT CL A 144A

283.848.45 290,117.84

g 0%4115HAY10 2002 B SR SUB CTF CL A 10

5.000 25OCT04 2002 1 ASSET BKD CTF CL S 144A

502,267 6.19 513,296.75

2.105 Z7NOV04 SER 2000 10 TR 144A
1.583,024.0 0.2420

2.319 25APRO7 LN BKD NT SER 1898 2 CL

82,264.94 100.13518 33 014.97
1.923 18FEBO9 SER 2002 1 TR CTF CL A
3.210.000.00 850 3.206.881.48

1.960 07SEP09 2002 A HFG/HSS SR/SUB_Al

2,476.857 99.8 2,472.082.47

183.794.40

1.603,872.00

58.65

-3.31

-6.562.50

6.269.39

~3,446.99

11,028.83

20.848.00

750.03

-3.118.52

-4,775.38

STATE STREET.




DC RETIREWENT BOAR

B —CORPOSITE

6T1C: - PAGE: 159
usp- - - POS -y AS-OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
i UNITS UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X CURR UNREAL 6N/LS
-+ ORIGINAL FACE UNIT COST TOTAL COST UNIT PRICE MARKET YALUE X FUND UNREAL 6N/LS
61,132,342.65 52,915,831.06 53,567,596.34 2.82 651,765.28
87.589,000.00 2.47 z
78,173,645.46 69,969,922.28 70.862,983.58 3.7 . -T.-
124,952,000.00 3.2; 893.061.30
CMBS CMBS
201728CH3 COMHERC!AL HTG ACCEP CORP COHL 6.735 15DEC30 SER 1997 ML1 CL A 4
6754 3,913.4 1,020,156.84 109.846440 1,080,793.92 0.06 60,637.08
1, 100 000. 00 0.05
ZZS‘DAFSZ CREDIT SUISSE FIRST BOSTON 6.480 17MAY40 COHL HTB CTF 1998 C1 CL A 1
6T54 250,000.0 99218 262.480.47 7970 280, 494 92 0.01 18.014.45
250.000. 00 0.01
361849DF6 G6MAC COML MTE SEC_INC 6.700 15MAY30 MT6 CTF 1998 C1 CL A 2
6754 1,800, 000.00 106.734375 1.921,218.75 110.692760 1.992,469.68 0.10 71,250.93
1,800,000.00 0.09
655356J0F1 NOMURA ASSET SECS CORP 590 15HAR30 COML HTG CTF 1998 D6 CL A 1B
6754 3.100, .00 8.070313 3,350.179.69 113.3264190 3.513.118.71 0.19 162,939.02
3.100,000.00 0.16
6.133,913.47 6.554,035.75 6.866.877.23 0.36 312.841.48
6.250,000.00 0.32
5 133,913.47 6.554,035.75 6,866,877.23 0.36 312.841.48
6.250,000.00 : . 0.32
CMO ASENCY CMOS
3133T6YU2 FEDERAL HOME LN MT6 CORP 7.000 25JAN21 MULTICLASS MT& PARTN CTFS
6T54 1,290, .61 99.750001 1.287,182.60 104.352000 1.346.567.19 0.07 59,.384.59
6.000,000.00 0.06
1,290, 408.61 1.287.182.60 1,346,567.19 .07 59,384.59
6.000,000.00 Q 6
STATE STREET.
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ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE HATUﬁlTY DATE MKT PRICE
UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X CURR UNREAL GN/LS
ORIGINAL FACE BASE °  UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL 6N/LS
CHO WHOLE LOAN CMOS
05947NBAL BANC AMER LARGE LN INC 2.180 O6NOY03 2002 FLT1 COML MT6 144A A 1
6754 2,483, .42 100.117187 2,486,699.10 99.944580 . 2,482,411.90 0.13 -4,287.20
2.500,000.00 0.11
22540APK8 CREDIT SUISSE FIRST BOSTON MT6 6.568_ 190CT39 WASH MUT MTE 1999 WMl CL M 2
6773 4 818,728.86 100.250000 4,830.775.68 97.860090 4,715,612.40 0.25 -115,163.28
6.000,000.00 6.2z
22540VNL2 CREDIT SUISSE FIRST BOSTON MT6 _ 2.213 25MAR32 SER 2001 $31 CL A 2
6754 1,909,637.01 99.937500 1.908.443.49 99.893640 1.907.605.92 .10 -837.57
3,100,000.00 0.09
361855AA7 6MAC LT TR 3.898 05JUL13 2002 LT MT& PTHRUI44A CL A
6T54 2,311, .34 99.999619 2.3i1,286.5 99.477000 9.207.27 0.12 -12,079.26
3,040.000.00 0.11
40427EAA8 HPSC EQUIP RECEIVABLES 2.120 22NOYO7 SER 2000 1 A 144A
6773 3.859.728.11 100.000000 3.859,728.11 100.062500 3,862.140.44 0.20 2.412.33
7.400,000.00 0.18
45254NCK1 IMPAC CMB TRUST 2.093 25AUG32 2002 2 CL_Al
6754 2.998,302.48 100.000000 2,998,302 99.547150 2.984,.724.67 0.16 -13,577.81
3.160.000.00 0.14
670877877 OMI TR 6.700 15FEB13 SR SUB PASSTHRU CTF2000 D CLAL
6754 144,529 .52 99.985179 144,508.10 99.93949 144.442.07 0.01 —66.03
2.900,000.00 0.01
83162CMF7 SMALL BUSINESS ADMIN 5.980 O01NOV22 DEB SER 2002 20 E
6773 §.000,000.00 100.000000 6.000,000.00 108.281000 6,496.860.00 0.34 496,860.00
6.000,000.00 0.30
86358RYM3 STRUCTURED ASSET SECS CORP 2.093 01JAN32 2002 BC1 PASSTHRU MBIA 1BC CLA
6754 982,235.57 0.000000 982,235.57 100. 9 991.075.69 0.05 8.840.12
1.100,000.00 0.05

. STATE STREET.
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DC RETIREHE'IT BOARD -COHPOSITE
— COMPOSITE —

ACCOUNT POSITIOH APPRAISAL

: PAGE: 161
AS-OF DATE: 30SEPOZ

ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE. MKT PRICE
, UNITS:. LOCAL.. UNIT.COST TOTAL COST . UNIT PRICE MARKET VALUE X CURR uN
; RIGINAL FACE = .BASE ... UNIT,COST TOTAL COST . UNIT PRICE . MARKET VALUE.. X FUND : unggﬁt ;s
89140VAA3 . TORRENS TRUST 2,083 15JU131 SER.Z000 16 CL.A 144A .
6773 1.322.889.84 = 100.000000 1.322,889.54 ioo 1.329.570.43  0.07 6.680.59
3,000, 00000, 0.06
26,831,135.15 126,844, 868.90 27.213,650.79 .
38,200, 000,00 : : : 7.213 1.43 368.781.89
28,121,543.76 28,132,051.50 28.560,217.98  1.50 128
44.200.000.00 ‘ K 2 1.50 428,166.48
convsnrlsLEs CONVERTIBLE BOND
: 28336LAC3  EL’ PASO CORP. 28FEBZ1 ZERO CPH CONY DEB
6754 300. 000. 066 ; 41.625000 124,875 30. 750000 92,250.00  0.00 ~32,625.00
» 0.00
S30715ALS  LIBERTY HEDIA CORP 3,750 ISFEBSO SR EXCHANGEABLE DEB
8754 400, 48.791000 195.164.0 188.920.00  0.01 ~6.,244.00
‘01
552008117  BELL ATLANTIC FIN SERYVICES 4,250, 15SEPOS. 4.250CT SNR EXCH NTS 15SEPOS.
8754 630.,000.00 100, 224852 416.57 101.375000 638.662.50  0.03 7.245,93
S23446ANG  VERIZON GLOBAL FDG CORP 1 010, 1SHAYZ1 NT CONY ZERO CPH
&T54 - 5,720.000.00 .502513 3.060,343.75 54,180 3.099.09.00  0.16 38.752.25
7.050,000.00 4.011,799.32. 4.018.928.50 021 7.129.18
CONVERTIBLES CONVERTIBLE PREFERRED
530715A66  LIBERTY MEDIA CORP 4,000 15NOY29 SR EXCHANGEABLE DEB
6154 250, 000.60 £1.750000 19.375.00 45350000 123.375.00  0.01 ~6.000.00
STATE STREET.
6TIc B¢ nsrxnsn:ur BOARD “CORPOSTIE PAGE: 162
Usd HPOSITE — AS=OF DATE: 30SEPOZ
ACCOUNT POSTTION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  WATURITY DATE MKT PRICE
, UNITS - .LOCAL . UNIT €OST _TOTAL €OST UNIT- PRICE MARKET VALUE % CURR UNREAL EN/LS
.ORIBINAL FACE . BASE'. - UNLT.COST 'TOTAL COST UNIT PRICE MARKET YALVE X FUND UNREAL G6N/LS
250, 000.00 129,375.00 . 123.375.00  0.01 6.000.00
 7.300.000.00 1.141.174.32 1.142,303.50 é.ig 1,129.18
CORPORATE - *- CORPORATE
450990978 . IRS USD 5.000 17DEC31 SWP014335
-1.400,000.00 0.000000 0.00 14.131800 -197.845.20  -0.01 -107.845.20
. OA199ROA4 __ WATERS BLUFF 7.080 150CT42 SPES CLC
6773 872.553.00 100.781250 879.369.82 109.968750 959,535.63 .08 80.165.81
~527,447.00 879.369.82 761.6%.43  0.04 T117.679.39
CORPORATE ELECTRIC/BAS
131347AM6 _ CALPINE CORP 8,500 15FEB11
6754 400,000.00 79.500000 318,000.00 41.000000 164.000.00 g.g} ~154,000.00
2091110D2  CONSOLIDATED EDISON CO NY INC  7.150 O1DECOS NT .
8172 1.250.000.60 93.804000 1.247.550.00 116.637000 1.457.962.50  0.08 210.412.50
257469AF3  DOMINION RES INC DEL 5.700 17SEP12 NT
6154 310.000.00 100. 956968 312.966.60 103.454000 320.707.40 0.0 7.740.80
26816LAGT  DYNEGY HLDGS INC 8.750 ISFEB1Z SR NY
6754 820, 000. 97.865854 502,500 32.500000 266.500.00  0.01 -536.000.00
6173 2.000,000.00 100.000000 2.000,000.00 32.500000 650,000.00 0,03 -1,350,000.00
I,
2.820.000.00 3 802.500. 00
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RETIREMENT BOA

D_-COMPOSITE PAGE: 163
ush “— COMPOSITE — AS-OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
. UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS
~ ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS
28336LAD1 EL PASO CORP 7.875 15JUN12 NT 144A
6773 2,800,000.00 101.485071 2,.841,582.00 68.000000 1.904,000.00 g.ég . -937,582.00
2B368EADS EL PASO ENERGY 7.800 01AUG31 TRANCHE TR 00004 ’
6754 810,000.00 97.666256 79 .096.6 64.000000 518.400.00 g.gg -272.696.67
28368EAES EL PASO ENERGY CORP MTIN 7.750 15JAN32 TRANCHE TR 00005
6754 760,000.00 98.516374 748 724.44 65.000000 494,000.00 g.gg -254,724.44
6773 2.100,000.00 ‘ 88.563000 1,859,823.00 65.000000 1.365.000.00 g:gz -494,823.00
2.860.000. 00 2 608,547 44 0.10 1340647 4a
283695832 EL PASO NAT 6AS CO 8.375 1500"32 NT144A
6754 170,000.00 97.946824 166 509.60 80.958000 137.628.60 8.8% -28.881.00
337932A83 FIRSTENERGY CORP 6.450 15NOV11 NT SER B
6754 530.000.00 99.045811 524 942.80 94.042000 498,422.60 g.gg -26,520.20
337932AC1 FIRST ENERGY CORP 7.375 15N0V31 NT SER C
6754 370.000.0 99, 32000 369,378.40 87.779000 324,782.30 8.8% ~44,596.10
’ 500631AC0 KOREA ELEC PWR CDRP 6.375 O01DECO3 2003 NT
6772 1,250,000.00 5.410000 1,192,625.00 104.268000 1,303,350.00 g.gg 110,725.00
60467PAJ3 MIRANT AMERICAS GENERATION LLC 9.125 01MAY31 SR NT
6754 390,000.00 87.000000 339,300.00 48.500000 189,150.00 8.8{ -150,150.00
665772BY0 NORTHERN STS PWR CO MN 8.000 2BAUG12
6773 1,600,000 100.000000 1.600,000.00 105.548000 1.688,768.00 88,768.00
GTIC (1] REiIREHEIT BOARD —COMPOSITE PAGE: 164
Uso — — AS-OF DATE: 30SEP02
ACCOUNT POS1TION APPRAISAL
ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X CURR UNREAL 6N/LS
ORIGINAL FACE BASE UNIT COST TOTAL COST URIT PRICE MARKET VALUE X FUND UNREAL 6N/LS
69362BAF9 PSEG PHWR LLC 7.750 15APR11 SR NT
6773 2,000,000.00 - 109.606000 2,192,120.00 101.947000 2.038,940.00 g.é; -153,180.00
835415439 " SONAT INC 7.625 15JUL11 NT
6754 510,000.00 101.099765 515,608.80 65.000000 331.500.00 g.g% -184,108.80
843452A26 SOUTHERN NAT GAS co 8.000 O1MAR32 NT
6754 550, 000.00 3.871564 516,293.60 81.953000 450,741.50 g.g% -65.552.10
880451AW9 TENNESSEE 6AS PIPELINE CO 8.375 15JUN32 NT
6754 240,000.00 101.928787 244.629.09 85.953000 206,287.20 g.g% —38,341.89
BBZBSOBVI TEXAS UTILS ELEC CO 6.750 01MARO3
6772 1,500,000.00 99,636000 1,494,540.00 101.454000 1.521,810.00 8.8; 27.270.00
902917AH6 USA WASTE SYCS INC 7.000 15JUL28
6754 2,250,000.00 77.783000 1,750,117.50 92.556000 2.082,510.00 g.}é 332,392.50
94106LAK5 WASTE MGMT INC DEL 7.375 O1AUG10 SR NT
6754 1,000,000.00 104.555000 1.045,550.00 104.956000 1,049.560.00 8'82 4,010.00
969457584 RILLIAHS cos INC 7.875 O01SEP21 NT
6T73 1.500,000. O 7.102000 1. 456 530.00 56.000000 840,000.00 g.g: -616.530.00
969457878 WILLIAMS COS INC 8.125 IBHARIZ 144A
6773 400, 000.00 83.000000 332 000.0 64.000000 256.000.00 g.g% -76,000.00
969457BL3 WILLIAMS COS INC 8.750 15MAR32 NT 144A
6754 1,520.000.00 102.923395 1,564,435 60 59,000000 896,800.00 0.83 -667.635.60
6T73 1.000,000.00 54.022500 540,225.00 59.000000 ;gg 49,775.00
2520, 00000 2°104. 660 60 08 1617 860 60

STATE STREET.
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b RETIREMEE; BOARD —coMPOSlTE
ACCOUNT posxTIou APPRAISAL

j PAGE: 165
AS—OF DATE: 30SEP02

ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
NITS LOCAL UNIT COST TOTAL COST UNIT PRICE .~ WARKET VALDE X CURR UNREAL GN/LS
ORIBINAL FACE BASE - .- URIT COST TOTAL COST UNIT PRICE . MARKET VALUE X FUND UNREAL G6N/LS
) 28,030.000.00 26,767.048.10 21,546,820.10 - %m;g ' -5,220,228.00
CORPORATE FINANCE
~ 00077QAA8 " ABN AMRO BX NV CHICAGO BRH 7.250 31HAYO5 SUB NT
6772 1,000, 000 00 51000 1,001,510.00 110.491000 1.104,910.00 8.8g 103,400.00
05948NAAL BANAGRICOLA DPR FDB LTD 2,873 15MAR1O SER 2002 1 NT 144A
6754 1,000, 0.000000 1.000,000.00 - 99.885000 . 998,850.00 8.82 -1,150.00
060505A69 BAﬁK AMER CORP 7.400_ 15JAN11 SUB NT
6754 1,.700,000.00 104.762000 1,780,954.00 118.211000 2,009.587.00 g.%g 228,633.00
06423AA68 BANK ONE CORP 7.875 01AUG1D
6772 1.000,000.00 101.302000 1.0i3,020.00 120.971000 1.209,710.00 8.82 196,690.00
06423AAR4 " BANK ONE CORP 4, 125 OISEP07 NT
6754 660.000.00 99.848000 658.9 102.785000 678.381.00 8.8; 19,384.20
065913AE5 BANKBOSTON N A SHORT TERH 6.500 19DECO7 SUB NT
6772 1,000.000.0 95.04500 950, 450.00 110.263000 1,102,630.00 5 gg 152,180.00
, ' 125577AB2 . CIT GROUP INC 5.625 1506703 CLA
6772 500.000.00 98.000000 490,000.0 100.763000 503.815.00 g.gg 13,815.00
125581ACZ CIT GROUP INC NEN 5.750 25SEPO7 SR NT ’ -
6754 1,010,000.0 9.944220 1.009,436.62 100.855000 1.018,635.50 g.gg 9.198.88
126117AC4 CNA FINL CORP - 6.250 15NOVO3 NT
6T72 350,000.00 98.097928 343,342.75 100.571000 351,998 ! g% 8,.655.75
v 'Gilc,u- DC RETIRENEHT BOARD ~COMPOSITE AGE: 166
usp - COMPOSITE — AS—-OF DATE. 30SEP02
ACCDUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
UﬁiTS LOCAL UNIT COST TJOTAL COST UNIT PRICE MARKET VALUE % CURR. UNREAL 6N/LS
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE. MARKET VALUE - X FUND - UNREAL GBN/LS
14040EHCY CAPITAL ONE BANK MED TRM NTS 6 550 15MAROA TRANCHE TR 00171 -
&772: 610,000.00 97.713000 6.049.30 94.290000 575,169.00 g.gg ~20.880.30
172967839 CITIGROUP INC - 6. 000 ZlFEBIZ 6LOBAL SR NT S
6754 2.150,.000.00 99.459000 2.138,368.5 108.198000 2.326,257.00 8.}% 187,888.50
22237LEK4 COUHTRYHIDE FD6 CDRP MTN 6.935 15JUL07 TRANCHE TR 00106 :
6772 1,000,000.0 $7.708000 977.080.0 111.130000 1,111,300.00 g.gg 134,220.00
22541LAC7 _ _ CREDIT SUISSE FIRST BOSTON USA 6 500 lSJANlZ
6754 1,900,000.00 99.491000 329.00 - 106.935000 2,031,765.00 g.%; 141,436.00
244217BC8 DEERE JOHN CAP CORP 6.000 15FEBO9 NT |
6754 730,000 99.410000 725,693.00 107.036000 781,362.80 g.g: 55,669.80
318906AA2 FIRST AMER BK CORP 8.500 OIFEBO4
6772 780.000.00 106.747000 832,626.60 107.600000 839,280.00 8.82 6.653.40
33735YAAG FIRST UN CAP 11 7.950 15NOV29 CAP SECS SER A
6172 1,250,000.00 99.883000 1.248.537.5 116.010000 1,450.125.00 8.89 201,587.50
33764RAAS FIRSTAR BK NA CINCINNATI OR 7.125 O01DECO9 NT
6754 160, .00 105.800000 169.280.00 115.533000 184.852.80 8.8% 15.572.80
3453976Y9 FORD MTR CR CO 6.750 15MAYO05
6772 700,000.00 101.342429 709,397.00 99.569000 696.983.00 8.3; -12,414.00
345397SJ3 FORD MTR CR CO 6.700 16JUL0O4 GLOBAL LANDMARK SECS GLOBLS
6773 6.000,0 101.046000 6,062.760.00 100.249000 6.014.940.00 -47.820.00
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3 RETIREWENT BORD -CORPOSTTE

PAGE: 167
uUsp — SITE — AS—OF DATE: 30SEPD2
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
: UNITS LOCAL UNIT COST - TOTAL COST UNIT PRICE MARKET VALUE X CURR UNREAL GN/LS
>+ ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X FUND UNREAL 6N/LS
345397546 FORD MTR CR CO 7.375_ 280CT09
6754 100, 000.00 100.536000 100,536.00 95.806000 95,806.00 8.83 —-4,730.00
345397752 FOﬁD MTR CR CO 375 O1FEB11 GLOBAL LANDMARK SECS 6LOBLS
6754 300, 000. 0! 100.648000 301,944.00 94.259000 282,777.00 8.8} ~19.167.00
361706AA2 G661B FUNDING CORP 7.430 15JAN11 SECD LEASE 0BLIG BD
6754 3.414,055.30 89.096000 3.041,786.71 104.726000 3.575.403.55 0.19 533.616.84
5,000, 000.00 0.16
369626X22 GENERAL ELEC CAP CORP MTN 750 15HAR3Z TRANCEH TR 00528
6754 1,600,000.00 98.811000 1.58 105.877000 1.694,032.00 g.gg 113.056.00
369626YY4 GENERAL ELEC CAP CORP MTN 6. 000 15J3UN12 TRANCHE TR 00551
6754 1,250.000.00 99.669336 1,245,866.70 108.837000 1,360,462.50 g.gz 114,595.80
370425R79 GENERAL MTRS ACCEP CORP 6.750 15JANO6 NT
8754 90, .00 101.894000 91,704.60 102.104000 91,893.60 8.88 189.00
370425R06 GENERAL MTRS ACCEP CORP 7.250 02MAR11 GLOBAL BD
6754 1,680,000.00 99.670000 1.674,456.00 100.770000 1,692,936.00 g.gg . 18.480.00
370425RW2 GENERAL MTRS ACCEP CORP 6.125 ISSEPOG NT
6754 ~450.000.00 . 99.357740 447,109 100.152000 450,684.00 g.gg 3.574.17
6773 2,500.000.00 99.753000 2,493,825.00 100.152000 2,503,800.00 8:}% 9.975.00
2.950.600.00 2.940.934083 2.954 488200  0.16 13:549.17
3704255D3 GENERAL MTRS ACCEP CORP 6.125 28AUG07 SR NT
6772 500.000.00 99.712000 498.560.00 99.903000 499,515.00 0.8% 955.00
STATE STREET.
67T1C - [3 RETIREHENT BOARD *CDHPOSITE PAGE: 168
usd S AS—OF DATE: 30SEP02
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS
- ORIGINAL FACE BASE UNIT COSY TOTAL COST UNIT PRICE MARKET VALUE X FUND UNREAL GN/LS
38142EBRS GOLDMAN SACHS GROUP L P 7.200_ O1NOYO6 NT 144A
6772 1,000,000.00 98.977000 989,770.00 112.296000 1,122,960.00 g.gg 133,190.00
419870AY9 HAHAIIAN ELEC INDS INC 2.910 15APRO3 MTN
6773 5.000.000 100.000000 5.000,000.00 100.130000 5,006,500.00 g.%g 6.500.00
42333HME9 HELLER FINL INC MTN BX ENT 7.125_ 28SEPO4 TRANCHE TR 00269
6772 1.000,000. 98.993000 989,930.00 108.497000 1,084.970.00 8.32 95,040.00
4418126H1 HOUSEHOLD FIN CORP 7.200 15JUL06 NT
6754 440.000.00 104.542000 459,984.80 104.187000 458.422.80 g.g% -1.562.00
4418126M0 HOUSEHOLD FIN CORP 8.000 15JUL10 NT
6754 00,000.00 107.164840 535.824.20 103.752000 518.760.00 g.gg ~17.064.20
441812Jv7 HOUSEHOLD FIN CDRP 6. 750 15MAY11 NT
6754 260,000.00 532000 258.783.20 99.980000 259.948.00 g.g} 1.164.80
441812JX3 HOUSEHOLD FIN CORP 5.750 30JANO7
6772 750,000.00 179800 736,348.50 100.079000 750.592.50 g.gg 14.244.00
441812JY1 HOUSEHOLD FIN CORP 7.000 15MAY1Z NT
6754 410,000.00 89000 407,084.90 95.962000 393.444.20 g.g% -13,640.70
46623MAA9 JPM CAP TR 11 7.950 O01FEB27 CAP SECS
6754 400,000.00 100.000000 400,000.00 103.105000 412.420.00 g.gg 12.420.00
46625HADZ J P MORGAN CHASE + CO 6.500 O01AUG05 NT
6772 1.000.000.00 97.532000 975,.320.00 107.496000 1,074,960, 99.640.00
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T DC RETIREMENT BOARD-~COMPOSITE  —

ACCOUNT POSITION. APPRAISAL

PAGE: 169
AS—OF DATE: 30SEPO2

ASSET DESCRIPTION

ASSET 1D RATE - MATURITY DATE'. MKT PRICE
. UNITS = LOCAL . UNIT COST _ UNIT PRICE - MARKET VALUE % CURR UNREAL GN/LS
. ORIGINAL FACE ~_ BASE .  UNIT, COST UNIT PRICE - “ MARKET YALUE . X FUND:. UNREAL 6N/LS
46625HANO JP MORGAN CHASE + CO 6.625 1SHAR12 GLOBAL SUB HLDS CO NT :
6T54.. . 720,000.00 . 99,675000 717.660.00 108.134000 . 778,564.80 9.04 60.904. 80
524908BU3 LzunAn BROTHERS HLLDES INC §.125 - 150UL03. SR NT y
6754. . 1,070,000.00 99.933000 - 1,069,283.10 © - .. 102.751000 1,099,435.70° 9:06 30,152.60
v 5249088Y5 LEHMAN BROTHERS HLDGS INC 6,628 OSFEDOS NT .
6172 . 500,000.00 95.673000 . 478.,365.0 109.310000 - 546,550.00 9.03 68.185.00
524908822 LENMAN 'BROS WLDBS INC 6.625 O01APRO4 NT N e s ’
6754 1,160, 102.222471 1,185.780.66 105.724000 ‘' 1,226,398.40 9.06 40.617.74
524908CK 4 LEHMAN BROS RLDES INC. 8.250 . 15JUNO7. NT :
8154 210, 111.509000 235,008.90 118. 406000 248.652.60 9.01 13.643.70
540424763 LOEMS CORP 7,625 01JuN23 . .
6754 2,200,000.00 83.907000 1.845,954.00 - 104. 906000 * 2./307,932.00 9-12 461,978.00
590188JP4 HERRILL LYNCH + C0 INC 6.000 17FEBO9 NT »
6172 1.200.,000.0 91.342000 - 1,096,104, 00 106.193000 - 1,274.316.00 9.1 178.212.00
61688AAXS HORGAN J P + €O 16,000 153AN09 MTN o
6T54 460,000. 0 99.175000 456,205.00 105.. 430000 484.978.00 0.03 28,773.00
6174466M5 MORGAN STANLEY GROUP INC 6.750 - 15APR11 GLOBAL NT
6754 1.000,000.00 . 99.660000 956, 600.00 109.622000 1,096,220.00 908 99.620.00
71676QACO  PETROZUATA FIN_INC 8,220 OAPRI7 8.22PCT OIAPR1S BD.SER B 144A
6754 1.545,000.00 74.336570 1,148,500.00 69.00000 " 1.066.050.00 0.0 ~82,450.00
§IIC "OC RETIRENENT BOARD -COHPDSITE PAGE: 170
Usb. - S AS-OF DATE: 30SEPO2
ACCOUNT | POSITvn "APPRAISAL
ASSET 1D ASSET DESCRIPTION _RATE  MATURITY DATE. MXT PRICE
UNITS  LOCAL . UNIT COST TOTAL COST UNIT PRICE . MARKET VALUE % CURR UNREAL GN/LS
ORIGINAL FACE  BASE . - UNIT COST . TOTAL COST . ‘UNIT PRICE -~* MARKET VALUE ~ X FUND UNREAL GN/LS
865622AA2°  SUMITOMO MITSUI BX CORP. 8.000 .150UN12 SUB_NT oy
‘8T54 600.000.00 99.909000 - 589,454, 00 ~109.099000 654,594.00 0.03 55,140.00
867876ABS SUNTRUST BK ATLANTA 6A 6.375 - O1APR11 TRANCHE SB 00002, © - . ... _
6T54 1,840,000 00.368000 1.846.771.20 . 113.083000° - ..2.080,359.20 0-11 233,588.00
87019XAAL SWEDBANK FORENINGSSPARBANKEN 9,000 17HAR99 PERP STEP UP CAP. SECS, 144A.
6173 1.000.000.00 100.604000 . 1.006,040.00 119.51600! - 1,195.160.00 0.0 189.120.00
91159H6D6 U S BANCORP MTN BK_ENT 3,950, 2300607 TRANCHE TR 00148 :
6754 340.000.00 - 99.575000 338,555.00 102.229000 347,578.60 9.02 9.023.60
949746CE9 °  WELLS FARGO + CO NEW 85375, 01AUG11 SUB GLOBAL NT
6754 1.900,000.00 99.566000 1.891.754.00 200000 2.131.800.00 0.11 240,046.00
61,889,055.30 60.739.676.37 64.859,428.05 3.42 4,119.751.68
5.000000.00 2.99
CORPORATE INDUSTRIAL
001765AU0 AMR CORP DEL 9.000 OIAUGIZ 9.PCT DEB 01AVU62012
6172 600,000.00 97.120000 582,720 51.000000 306.000.00 9.02 -276,720.00
00184AAD7 AOL TIME WARNER INC 525 DIHAYDS NT
8772 540,000.0 99.681000 538.2 94.396000 509,738.40 0.03 -28,539.00
00184AAFZ AOL TIME WARNER INC 6.875 OINAY1Z NT -
6754 660,000 7.005955 574.239.30 90.601000 597.966.60 23.727.30
6173 3.600,000.00 94.855556 3,414,800.00 90.601000 3.261.636.00 -153.164.00
4.260.000.00 37856 602 6 1129:436.70

STATE STREET.




6T1C DC RETIREHENT BOARD —COHPOSITE PASE: 171
usb OMPOSITE — AS-OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE .. MARKET VALUE X CURR UNREAL GN/LS
ORISINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE " MARKET VALUE X FUND UNREAL 6N/LS
00184AAG0 AOL TIME WARNER INC 7. 700 01"AY32 DEB
6754 980.000.00 93.877235 919,996.90 83.476000 818,064.80 g.g: ~101,932.10
001957AV1 AT+T CORP 6.000 15MARDS NT . :
6772 1,300,000.00 92.442000 1,201,746.00 90.456000 1,175,928.00 g.gg . -25.818.00
0019578D0 AT+T CORP 8.000 15NOV31 USD SR N
8773 3.200,000.00 85.250000 2.728,000.00 92. 500000 2,960,000.00 g.%g 232,000.00
00209AAD8 AT + T WIRELESS SVCS INC 7.350 OIHAROG SR NT
6754 1,190.000.00 105.379000 1,254.010.1 86.500000 1,029,350.00 8.82 -224,660.10
032479AC1 ANADARKO FIN CO 6.750 " 01MAY1l SR NT
6754 1.500.000.0 101.728107 1,525,921.60 113.371000 1.700.565.00 g.gg 174.643.40
035229CJ0 ANHEUSER BUSCH COS INC 6.800 20AUE32 DEB
6754 460,000.01 99.869060 459,397.40 117.133000 538,811.80 8.82 79.414.40
038222AC9 APPLIED MATLS INC 6.750_ 150CTO7 SHELF 1
6772 1,200,000.00 94.606000 1,135,272.00 113.496000 1.361,952.00 8.8% . 226,680.00
079857AH1 BELLSOUTH CAP FDG CORP 7.875 15FEB30 DEB g :
6772 1,500,000.00 99.968333 1,499,525.00 119.441000 1,791,615.00 g.gg 292.0%0.00
097023A54 BOEING CO 6.625 15FEB38 DEB
6754 120,000.00 99.760000 119.712.00 99.448000 119.337.60 g.g% -374.40
110122A63 BRISTOL MYERS SQUIBB co 5.750 010CT11 NT
6754 2,180.000.00 616000 2,171,628.80 107.805000 2.350,149.00 0.%% 178,520.20
STATE STREET.
6T1C DC RETIREMENT BOARD —COHPDSITE PA‘E: 172
usb == 0S1 AS—OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
URITS LOCAL UNIT COSTY TJOTAL COST UNIT PRICE MARKET VALUE X CURR UNREAL 6N/LS
ORISINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE ~ X FUND UNREAL 6N/LS
~ 111021AB7 BRITISH TELECOM PLC 3.121 15DECO3 NT FLT6 RATE DTD 12DECO0
6773 2,500,000.00 100.000000 2,500,000.00 100.3 2,508,950.00 8.}; 8.950.00
111021AC5 BRITISH TELECOHHUNICATIONS PLC 7. 875 15DECO5 NT . '
8773 2,300.000.00 110.7 2,547,089,00 111.426000 2,562.798.00 g.}g“ 15,709.00
111021AE1 BRITISH TELECOMMUNICATIONS PLC _ 8.875 15DEC30 NT .
6773 3.000,000.00 119.377000 3,581,310.00 119.180000 3,575.400.00 g.{g ~5.910.00
12589YAF6 CHS PANHANDLE HLDG CO 7.000 15JUL29 NT
6754 700, .00 99.034000 693.238.00 76.523000 535,661.00 g.gg -157,577.00
143658AD4 CARN!VAL CRUISE LINES INC 7.700_ 15JUL04 :
6772 .250.000.00 .662000 1,283.275.00 107.200000 1,340,000.00 8.8% 56,725.00
166760AA6 CHEVRONTEXACO CAP CO 3.500 17SEPO7 6TD NT
6754 290,000.00 99.001034 287.103.00 © 101.515000 294,393.50 g.g% 7.290.50
20029PAL3 COMCAST CABLE COMMUNICATIONS 6.750 30JAN11 NT DTD
6754 550, 000.00 99.235000 545,792.50 94.000000 517.000.00 3.8% ~28,792.50
20825UABO CONOCO FDE& CO 6.350 150CT11 NT
6754 980.000.00 100.212837 982.085.80 112.366000 1,101,186.80 8'82 119.101.00
20825UAC8 CONOCO FD6 CO 7.250 150CT31 NT
6754 370,000.00 107.354000 397.209.80 118.255000 437.543.50 8.8% 40,333.70
208251AE8 CONOCO INC 6.950 15APR29 NT
6754 900, 000.00 101.927756 917.349.80 113.622000 1,022.598.00 0.05 105,248.20

.05
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' ' PAGE: 173
AS-OF DATE: 30SEP02

ACCDUNT POSITION APPRA!SAL

ACCOUNT POSITION APPRAISAL

ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE - MKT PRICE
o URITS LOCAL . UNIT COST JOTAL COST UNIT PRICE - MARKET VALUE X CURR UNREAL GN/LS
ORIGINAL FACE BASE - UNIT COST .. TOTAL COST UNIT PRICE -7 MARKET YALUE X FUND UNREAL GN/LS
) 209864AU1 CDNSOLIDATED IAIL CORP 7.875 lSHAY43 =i - Coe
6754 240,01 106.018000 254.243.20 - - ‘'118.495000 284.,388.00 g.g}» 29.944.80
g 211177A85 COHTIHENTAL CABLEVISION INC 9,000 01SEPOB. L R
68T54 1,400, 00 . 112.690000 1.577,660.00 : - 96.800000 1.355,200.00 g.gz ~222.460.00
224044A49 COX COMMUNICATIONS INC NEW 6.400 01AUGDS NT
8r72 - 550,000.00 93.484000 514,162.00 95.973000 527,851.50 g.gg 13,689.50
233835A62 DAIMLER CHRYSLER N AMER HLD6 7.125_ 10APRO3 NT -
6754 - 2,000, 104.191000 2,083,820.00 101.985000 2.039.700.00 g.%g ~44,120.00
233835AM9 DAIMLER CHRYSLER NORTH AMER. 2.596 16DECO2 NT
6773 4.000,000.00 : 100.000000 " 4,000,000.00 ' 99.970000 . 3,998.800.00 8.%%_ ~1,200.00
ol 233835AT4  DAIMLER CHRYSLER NA HLDG CORP 7.300 15JAN12 SR GLOBAL BD
6754 . 20,000.00 100.556000 20,111.20 -110.510000 22,102.00 g.gg 1.990.80
247025AE9 DELL COMPUTER CORP 7.100 15APRZB SR DEB
6772 800,000.00 102.086000 816 688. 0! 109.212000 - 873.696.00 8.82 57.008.00
247357AX3 DELTA AIR LINES INC DEL PASS T  6.718 020AN23 2002 1 PASSTHRU CTF CL 61 -
6754 1.6 .00 104.21226 1.709,081.20 104.9 1.720,704.40 0.09 11,623.20
1. 540 000.00 0.08
247367AY1 DELTA AIR LINES INC DEL 6.417 020UL1Z 2002 1 CTF CL 6 2
6754 1,350.000.00 100.444000 1,355,994.00 105.609000 1,425,721.50 0.08 69.727.50
1,350.000.00 0.07
) 25156PACT7 DEUTSCHE TELEKOM INTL FIN BY 8.750 15JUN30 6TD NT
6773 5.400,000.00 106.208667 - 5,735,268.00 107.522000 5.806.188.00 g.g;, 70.920.00
“fenic . " DC RETIREMENT BOARD —-COMPOSITE PAGE: 174
Usb- — TE. — AS~OF DATE: 30SEPO2

ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
v UNITS . LOCAL URIT: COST TOTAL COST UNIT PRICE - MARKEY VALUE X CURR UNREAL GN/LS
ORIGINAL FACE  BASE . UNIT, COST “TOTAL COST UNLT PRICE MARKET VALUE X FUND UNREAL 6M/LS

262444AA0 - DRYDEN INY TR 7.157 23JULOB,TR,CTF 144A E

6754 2,803,781.56 100.000000 2,803,781.56 -+ 109.503000 -3,070,224.92 0.16 266,443.36

. 4,000,000.00 ’ 0.14

285659AD0 ELECTRONIC DATA SYS CORP 850 ISDCTDJ NT

6T54 .000.00 105.112000 946 8.00 95.319000 857,871.00 g.gg ~88,137.00
345370BS8 FORD MTR CO DEL 7.700 15MAYS7 DEB .

8754 1.760.000.00 98.656426 1,736.353.09 - 79.245000 1.394,712.00 s.gg ~341.641.09
345370BV1 FORD MTR CO DEL 8.900 15JAN32 DEB

6754 1.040, 104. 421000 . 1,085,978.40 93.936000 976.934.40 g.gg -109,044.00
345370CA6 FORD MTR CO DEL 7.450 16JUL31 GLOBAL LANDMARK SECS GLOBLS

6754 560,000.00 96.145732 538.416.10. 80.998000 453,588.80 g.g% ~84,827.30
35177PAK3 FRANCE TELECOM SA 7.750 OIMAR11 NT

6773 1,500,000.0 106.704000 1.600,560.00 109.087000 1.636.305.00 8.83 35.745.00
35177PAL1 FRANCE TELECOM SA 9.000 OIMAR31 NT

6773 2,200,000.00 107.380903 2.362,379.87 110.573000 2,432,606.00 g.%g 70.226.13
370448AA0 GENERAL MTRS NOVA_SCOTIA FIN 6.850 ISOCTDB 6TD NV

6754 910,000.00 99.7986000 908,052 6! 100.874000 917,953. 40 g.g% 9,900.80
449909A09 ICl HILH]NGTON lNC 7.050 15SEPO7 6TD NT

6772 .500.000.0 309000 1.474.635.00 109.679000 1,645.185.00 g.gg 170,550.00
487836ATS KELLOG6 CO 7.450 O01APR31 DEB SER B

6754 1.900.000.00 107.672000 2,045,768.00 122.626000 2,329.894.00 284,126.00
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DC RETIREMENT BOARD

“—COMPOSITE

PAGE: 175
usp — COMPOS - AS—OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X CURR UNREAL 6N/LS
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X FUND _ UNREAL 6N/LS
492386A00 KERR MCGEE CORP 2.548 28JUNO4 144A
6773 1.500,000.00 100.000000 1.500,000.00 99.898000 1,498,470.00 g.gg -1.530.00
53982Z1AMG LOCKHEED CORP 7.875_ 15MARZ3
6154 900,000.00 99.831000 898.479.00 113.399000 1.020,591.00 g.gg 122,112.00
539830AK5 LOCKHEED MARTIN CORP 8. 500 01DEC29 DEB
6754 610,000.00 99.625979 607.718.47 132.212000 806.493.20 g.g: 198,774.73
583334AA5 MEADWESTVACO CORP 6. 850 OIAPRIZ NT
6T54 590,000.00 104.419220 616.073.4 108,699000 641,324.10 g.gg 25,250.70
5294SCAK7 NHA T 9.250 21JUN1I4 NO 2 SR AIRCRAFT NT CL A
6754 1,569, .85 100.000000 1,569,230.85 100.649000 1,579.415.16 0.08 10,184.31
2.000.000.00 0.07
629527AU6 NABISCO INC 7.550 15JUN15 NT
6754 1,800,000.00 97.165956 1,748,987.20 123.675000 2,226.150.00 8.%5 477.162.80
652478AZ1 NEWS AMER HLDG6S INC 7.700 300CT25 SR DEB
6754 2.800,000.00 99.776000 2,793,728.00 95.692000 2.679.376.00 g %g -114,352.00
6§52478B20 NENS AMER HLDGS INC 8. 250 17DC796 DEB
6754 300,000.0 296500 294.8 95.785000 287.355.00 8 8% -7.534.50
652482AX8 NEWS AMER INC 7.625 30NOV28 6TD SR DEB
6754 900,000.00 102. 200000 919.800.00 93.230000 839.070.00 g.g: —80,730.00
655844AF5 NORFOLK SOUTHN CORP 7,050  DIMAY37 NT
6772 520,000.00 105.731000 549,801.20 106.001000 551,205.20 8.3; 1.404.00
GTiC DC RETIREMENT BOARD -COMPOSITE ’ PAGE: 176
usb — 0 = AS—OF DATE: 30SEP02
ACCOUNT POSITION APPRAISAL
ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X CURR UNREAL GN/LS
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X FUND UNREAL 6N/LS
713409AC4 PEPSI BOTTLING GROUP INC 7.000 -~ 01MAR29 6TD SR NT
6754 1.700.0f 99.320000 1.688.440.00 117.861000 2,003.637.00 g %% 315,197.00
6772 1.250.000.00 94.915000 1,186,437.50 117.861000 1,473.262.50 g'gg . 286,825.00
50 3476808750  olis 602.022.00
716708AF9 PETROLIAM NASIONAL BERHAD 7.625 150cT26 BD 144A
6754 90,000.00 95448000 85,903.2 105.649000 95.084.10 g.g% 9,180.90
718154CF2 PRILIP MORRIS COS INC 7.750 15JAN27 DEB DTD 011597
6754 230.000.00 114.296000 262.880.80 113.546000 261,155.80 8.8} -1,725.00
749136A81 QWEST CORP 8.875 15MAR1Z NT 144A
6773 1.200. .00 96.750000 1.161,000.00 84.926000 1.019.112.00 g.gg —141,888.00
755111AE1 RAYTHEON CO 6.750 15AU607 NT
§754 730.000.00 105.618085 771.012.02 110.649000 807.737.70 g.g: 36.725.68
755111AK7 RAYTHEON €O 6.300 15MARO5 NT
6754 1,000, .00 99.775000 99 .750.00 105.728000 1,057.280.00 g.gg 59,530.00
6172 600 .00 103.307797 619.846.78 105.728000 634,368.00 g:gg 14,521.22
1.600.006 00 1.617.596178 il6eileasiod  0l08 7408122
76182KAK1 REYNOLDS R J TOB HLDGS INC 7.750 15HAY06 NT SER B
6754 1.830, .00 99.545000 1,821.673.5 109.750000 2,008, 425.00 8.35 186,751.50
76182KALY REYNOLDS R J TOB HLDES INC 7.875 15MAY09 NT SER B
6754 1,230 .00 98.574000 1.212,460.20 108.647000 123.897.90




“6T1C i o " DC RETIREMENT ‘BOARD ~COMPOSITE PASE: 177
usp - — OSITE —~. AS~OF DATE: 30SEP02
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION - RATE MATURITY DATE MKT PRICE
UNITS LOCAL URIT COST .. . TOTAL COST . UNIT PRICE - MARKET YALUE. X CURR UNREAL 6N/LS
. ORIGINAL FACE - BASE. - UNIT COST . TOTAL COST ;. 'UNIY PRICE MARKET VALUE = X FUND - .. UNREAL GN/LS
783876AK9 sac COHHUNICATIOHS INC 5.875 15AU612. GLOBAL NT . X
6754 300, 000.0 476000 295,428.00 105.667000 ) 317.001.00 g.gi B 21.573.00
786514AY5 SAFEWAY 1NC o 7.250 155!?04 NT .
6772 530.000.00 101.034679 - 5354 108.266000 573.809.80 g.gg 38,326.00
. B03111AK9 SARA LEE CORP 6.250 15SEP11 NT :
6754 1,000,000.00 100.454000 1.004.540.00 112,797000 1.127.970.00 8.8g 123,.430.00
844740AA1 SOUTHHEST AIRLINES co 5.100 01MAYO6 SER 2001 1 PASSTHRU CTF CL Al :
6772 892.54 0093000 638.485.78 103.381 659.459.69 0.03 20,973.91
’ 750 000.00 0.03
852060AC6 SPRINT CAP- CORP . 6.125 15NOV08 NT : .
6754 570.000.00 86.851842 495.055.50 66.500000 379,050.00 g.g% ~116,005.50
952060A04 SPRINT- CAP_CORP 6.875 15N0V28 NT .
6773 - 1,000,000.00 * 61.500000 615.000.00 58.000000 580.000.00 8'83' -35,000.00
852060A67  SPRINT CAP CORP 6.900 OINAY19 NT
6754 490,000.00 94.588000 463,481.20 60.000000 294,000.00 g.g% -169,481.20
6773 200,000.00 75.427000 150,854.00 60.000000 120.000.00 g:g% -30.854.00
690.000.06 | 6140385020 Hieboisd ool *566338 20
852060AJ1 - SPRINT CAP CORP 7.625 30JAN11 :
6754 80,000.00 76.250000 61,000.00 68.500000 54,800.00 8.88 ~6.200.00
852060AM4 SPRINT CAP CORP 6.000 15JANO7 67D NT -
8T73 3.500,000.0 99.514000 - 3.482.990.00 70.000000 2,450,000.00 0.{% -1,032.990.00
STATE STREET.
' “6T1C. o oe RETIREMEH1 BOARD —COMPOSITE PAGE: 178
usp COMPOSITE. —— AS—OF DATE: 30SEP02
ACCOUNT POSITION- APPRAISAL
ASSET ID ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
L UNITS LOCAL UNIT COST TOTAL COST .. UNIT PRICE MARKET VALUE- X CURR UNREAL GN/LS
ORIGINAL FACE  BASE UNIT COST " TOTAL COST UNIT PRICE MARKET VALUE - X FUND . UNREAL 6N/LS
: 852060AS1 SPRIHT CAP CORP 8.375 15MAR1Z NT - )
6754 330,000.00 - 79.500000 262,350.00° .- 71.000000 234,300.00 g.g} -28,050.00
- © 87203RAA0 " SYSTEMS 2001 A T LLC 6.664 15SEP13. ASSET PASSTHRD CTF CL_6 144A
: 6754 1 407,282.12 101.825613 T 1,432.973.64 108. 3! 1,525,268.65 0.08 92,295.01
1,600,000.00 0.07
872287AL1 TCI COMMUNICATIONS _INC 7 125 15FEB28 DEB
6754 : 250.000.0 107.970300 9,925.75 - '79.610000 199,025.00 8'8} ~70.900.75
872287AM9 TCI COMMUNICATIONS INC 6.375 01IMAY03 SR NT
6T54 2,090,000.00 : 102.724316 2.146.938.20 97.421000 2,036.098.90 g.%; -110,839.30
902118AC2 TYCO INTL 6ROUP S A 7.000 15JUN28 NT
6754 - 1,085,000 74.228111 805.375.00 . - 77.000000 835,450.00 3.82 30,075.00
902118AJ7 TYCO INTL GROUP S A - 6.125 15JANO9 GTD NT
6754 60,000.0 83.250000 49,950.00 82.000000 49.200.00 g.gg ~750.00
902118AK4 TYCO INTL GROUP S A 6.875 15JAN29 6TD NT
6754 1,685,000 4.010386 1.247.075.00 77.000000 1.297.450.00 8.8; 50,375.00
902118AL2 TYCO INTL 6ROUP SA 5.875 01NOVO04 NT
6T54 50,000.0 86.000000 43,000.00 88.000000 44.000.00 g.gg 1.000.00
902118AY4 TYCO INTL GROUP S A 6.750 15FEB11 GTD NT
: 6754 40,000.0 84.000000 33.600.00 82.000000 32,800.00 g.gg -800.00
i 902118BC1 TYCO INTL GROUP S A 6.375 150CT11 SR NT
6754 1,390,000.0 2.597122 1,148,100.00 81.000000 1,125,900.00 0.06 ~22.200.00
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211.798,166.79
17.140.000.00

210.410,266.50

PAGE: 179
Usd 0MPOS] AS-OF DATE: 3DSEPD2
ACCOUNT POSITION APPRAISAL -
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
UNITS  LOCAL  UNIT COST TOTAL €OST UNIT PRICE _MARKET VALUE % CURR - UNREAL GN/LS
ORIGINAL FACE  BASE UNIT COST TOTAL COST UNIT PRICE " MARKET VALUE © X FUND UNREAL 6N/LS
902905AH1 _ USX MARATHON GROUP 9.625 15AUG03
8172 570.000.00 107. 034000 60,003, 80 106.032000 604.352.40 .03 -5.711.40
903320AL7 __ US AWYS PASSTHRU TRS 7,890 DIMAR19 SER 2000 38 CTF
6754 484.039.94 102.672800 496,977.36 103.722000 502,055.91  0.03 5.078.55
500, 000,00 0,02
903320MN3 _ US ANYS PASS THRU. TRS 7,076 Z0SEP22 2001 16 PASSTHRU CTF 2001 1
8754 294, 0.276002 295,143.84 104.019000 306.160.66  0.02 11.016.82
200: 595:00 0,01
904764AE7  UNILEVER CORP 6.750 OINOVO3 NT -
6754 1.600. 000. 00 104, 695000 1.675,120.00 105205000 1.683.280.00  0.09 8.160.00
907770AW1  UNION OIL €O CA 7.200 15MAYOS NT
8172 490.000.00 104.239429 510,773.20 109.677000 537.417.30  0.03 26,644.10
9078188W7  UNION PAC CORP 6.700 OIDECOS UNSECURED NT
6T54 1.800. 000.00 96.281000 1.733.058.00 111,315000 2.003.670.00 0.1 270,612.00
913017884 UNITED TECHMOLOSIES CORP 6.625 15NOVOA NT
6172 1.250.000.00 33000 1,249.162.50 108.860000 1.360.750.00  0.07 111.587.50
92344SAC4  VERIZON WIRELES CAP LLC 5.375 15DECO6 NT 144A
6173 5,100,000, 00 38.637549 5.030.515.00 93.371000 476102100 0.25 ~268,594.00
92344YAA7  VERIZON NEM YORK INC 6.875 O1APR12 DEB SER A
8172 750, 000.00 104820000 786.150.00 105.471000 791.032.50  9.04 4.882.50
925524AT7  VIACOM INC 5.625 15AUG12 SR NT
8754 460.000.00 99852000 59.319.20 104.396000 480.221.60  9.03 20,902.40
TGTIC DC RETIREWENT BOARD —COMPOSITE FAGE: 180
Usd B bt AS-OF DATE: 30SEP02
ACCOUNT PGSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
UNITS  LOCAL - UNIT COST TOTAL €OST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS
ORIGINAL FACE  BASE  UNIT COST TOTAL COST UNIT PRICE " MARKET VALUE % FUND UNREAL 6N/LS
931142BF9 WAL MART STORES INC 7.550 15FEB30 NT
6172 1.500, 000.00 39.835667 1,457.535.00 127.419000 1o11.285.00  0.10 413,750.00
962166BE3  WEYERHAEUSER CO 6.750 - 15MAR1Z NT144A
a754 330,000.00 99. 354000 327.868.20 108321000 %7.459.30  0.02 29,591.10
9621668F0  WEYERWAEUSER C0 1,375 15MAR3Z DEB 144A
6754 690,000, 97.741884 674.419.0 108. 450000 748.305.00  0.04 73.886.00
98157DAD8  WORLDCOM INC GA NEW 8,250, ISHAYL0 NT
6754 800, 000.00 105, 431000 843, 448,00 12.250000 98.000.00  0.01 ~745 44800
98157DAJ5  WORLDCOM INC €A NEW 7.500 15MAY11 NT
6T54 500. 000,00 98.504000 494.520.00 12.250000 61.250.00  0.00 -433,270.00
98157DAK2  WORLDCOM INC 6A NEW 8.250 15MAY31 NT
6754 1.400,000.00 99.906571 1.398,692.00 12.250000 171.500.00  0.01 -1.227.192.00
120.406,558. 49 119.999.372.21 119.326,414.49  6.29 T672.957.72
12,140, 000,00 5.50
CORPURATE TELEPHONE
077856AB6  BELL ATLANT FINL 5.750 O01APRO3 SR NT EXCHANGEABLE 144A
6754 1.600, 000.00 1.250000 1,620, 000.00 100. 700000 /611.200.00  0.08 ~8.800.00
541337114  VERIZON GBL FUND 5.750 O1APRO3 5.75PCT CNY 80S 01APRO3,
6754 400, 000. 00 101.200000 404, 800.00 100. 750000 403.000.00  0.02 -1,800.00
2.000,000.00 2.024.800.00 zou.20000 o 710,600.00
————— e ——————— -----..--..--N‘ ........ ———

)
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PAGE: 181
AS—OF DATE: 30SEPO2

MATURITY: DATE- MKT PRICE

ASSET ID ASSET DESCRIPTION RATE
. URETS  -LOCAL = UNIT COST TOTAL COST UNIT PRICE : - MARKET VALUE- - X CURR UNREAL GN/LS
ORIGINAL FACE . BASE. UNIT COST “TOTAL COST UNIT PRICE .. MARKET VALVE X FUND .. UNREAL 6N/LS
HORTGAGE PASS-THROUGH FHLMC
02R0526A0 FHLMC TBA OCT 30 &60LD SINGLE 5.500 31DEC99 .
6173 26.000.000.00 101.179688 26.306,718.75 - 101.188000 - ... 26,308,880.00 1.39 2.161.25
26,000, 000.00 30 1.21 K .
02R0526B8 FHLHC TBA NOY 30 GOLD SINGLE 5.500 31DEC99
6773 9,500, 0 100. 6 9.565,312.50 100.812000 9,577,140.00 0.50 11.827.50
9 500, 000 00 h 0.44 :
31280“"05 D HN LN PC 091267 6.500 O1FEB16
6T54 861. 73 96.437501 593,921.66 104.769000 645,232.18 0.03 51,.310.52
1. 802 731.00 . 0.03
3128FBX46 FED HM LN PC D70315 6.500 O01APR26
6754 2, .31 92.758192 2.604.01 : 104.066000 2,921.46 0.00 317.45
6.000.00 0.00
3129304“2 FED HM LN PC €18024 5.500 O1NOV28
6773 4,672.924.78 91.312500 4,266,964, 44 101.781000. . 4,756,149.57 0.25 489,185.13
5. 931 202.00 L - 0.22
31293EPN4 FED HM LN PC €18529 5,500 O1DEC28 ) |
8773 Z .668.72 91.312500 2.606,669.38 . 101.781000 2.905.510.37 0.15 . 298,.840.99
944 407.00 . . 0.13
- 31293FQC4 FED HM LN PC C19451 5.500 01DEC28
6173 6.726,950.39 91,312500 : 5 142 546.57 101.781000 .6,846,757.38 0.36 704,210.81
. 8.779,091.00 . 0.32
31295V669 FED HM LN PC AC0199 8.500 0!0“"14
6754 .024.32 105.078134 286 888. 8 -: 7 104.657000 285,739.06 0.02 ~1.149.80
7. 599 038.00- 0.01
31340A3D1 FED WM L C . 140796 7.750 01AUG14 .
6754 159,706.45 102.328128 163.424.62 106.620000 170,279.02 0.01 6.854.40
5,877,720.00 - 0.01
STATE STREET,
671C pC RETXREHENT DOARD —CDHPOSITE PAGE: 182
[113:] AS-OF DATE: 30SEPO2
ACCOUNT POSITIOI APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE HATU“ITY DATE MKT PRICE
UN1TS. LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE: X CURR. UNREAL 6N/LS
ORIGINAL FACE BASE UNIT. COST TOTAL COST UNIT PRICE MARKET VALUE: - X FUND UNREAL 6N/LS
31340ME35 FED HM LN PC 181054 .3.000 01JUNOS S R
6154 . . 103.328144 81,280.45 106.460000 83,744.04 0.00 2.463.59
3.000,000.00 0.00
31340MPU3 FED HM LN PC 181335 8.750 O01JANOB . S . N
6754 163, .09 . 104.515644 170,365.82 107.128000 174,.624.09 0.01 4,258.27
- 9,000,000.00 - 0.01
. 31356H2P1 ’ FED HM LN PC D55282 8.500 01JUL24 ’ R
6754 . 100.879765 72.24 107.919000 77.28 0.00 . 5.04
1.828.00 0.00
313975HV9 FED HM LN PC D36544 6.500 O01JUN23 . .
67154 1. .39 98.640623 1,111,066.66 104.441000 1.176,.400.85 0.06 65,334.19
3, 309 843 00 ) 0.05
3139816N6 FED HM LN PC D41105 6.500 01JUL23 .
6754 2 68 98.640623 2.409,874.94 104.429000 2.551,289.94 0.13 -~ 141.415.00
352 048. 00 0.12
54.617.146.92 §3,707.710.90 55.484.745.24 2.92 1.777.034.34
88,983,908.00 2.56
MORTGAGE PASS—-THROUGH FNMA
01F0524A7 FRMA TBA OCT 15 SINGLE FAM 5.500 31DEC99
6754 3,100,000.00 102.375000 3.173.625.0 102.938000 3.191.078.00 0.17 17.453.00
3.100,000.00 0.15
01F0526B3 FNMA TBA NOV 30 SINGLE FAM 5.500 31DEC99
6T73 900, 000.00 100.343750 903,093.75 103.104000 927.936.00 0.05 24.842.25
900, 000.00 0.04
01F0504A0 FRMA TBA OCT 15 SINGLE FAM 6.000 O1DECSS
6773 0.00 103.500000 65,412.000.00 103.813000 65.609,816.00 3.46 197.816.00
63 200 000.00 3.03
01F0606A8 FNMA TBA OCT 30 SINGLE FAM 6.000 010CT99
6754 31,270.000.00 .730920 31.811,258.60 102.688000 32,110.537.6 69 299.279.00
31.270.000.00 < 18
6T73 5.350.000.00 101.344626 5.421,937.50 102.688000 5.493,808.08 29 71,870.50
5.350.000.00 25
36763600666 5573350166716 3716047345 R STATE SEREETS




6T1C
yso

DC RETIREHENT BOARD -CDHPOSITE
ACCOUNT POSITION APPRAISAL

PAGE: 183
AS—OF DATE: 30SEPD2

ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
: UNITS  LOCAL = UNIT COST TOTAL COST UNIT PRICE MARKET VALUE - X CURR UNREAL 6N/LS
ORISINAL FACE - BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE =~ X FUND UNREAL 6N/LS
01F0706A7 FNMA  TBA OCT 30 SINGLE FAM _ 7,000 O1DECS9
6754 26.500, 000.00 104.226415 27.620,000.00 104. 406000 27.667.590.00 1.46 47.590.00
26.500,000.00 1.28
01F0826A2 FNMA  TBA OCT 30 SINGLE FAM _ 8.500 O1DEC99
6773 2.000,000.00 106.875000 2,137,500.00 107.094000 2.141,880.00 0.11 4.380.00
2.000.000.00 0.10
31370HJ17 FNMA POOL: 231674 9.500 O1DEC19
6T54 355,292.77 104.968750 372.946.38 110.824000 393,749.66 0.02 20.803.28
3.306,807.00 0.02
31372SEY5 FNMA POOL 281051 4.390 O1APR15
6754 441.345.77 103.374998 456.241.18 101.898000 449,722.51 0.02 -6.518.67
4.200.043.00 0.02
313B3AEL9 FNMA POOL 497039 6.500 O1MAY29
6754 170.36 96.999997 637.455.23 103.725000 681,649.96 0.04 44,194.73
1, ooo 950.00 0.03
313838Y68 FNHA POOL 498533 6.000  01AUG14
6754 47.809.7 96.375006 26.076.63 104.277000 49,854.55 0.00 3,777.92
125.096. oo 0.00
3138362P0 FNMA POOL 503082 6.500  O1APR29 :
6754 464,609.72 97.000000 450.671.43 103.780000 482,171.97 0.03 31,500.54
978,080.00 : 0.02
31384VEV2 FNMA POOL 533948 8.000 O0LJUN15
6754 175,339.12 101.781251 78.4 107.100000 187,788.20 0.01 9,325.85
512.987.00 0.01
3130585u9 FNHA POOL 544577 8,000 01AUG15
6754 970.5 101.781262 64.092.18 107.100000 67.441.42 0.00 3,349.24
41z 33000 0.00
134,524.537.98 138,685,360.23 139, 455,023.87 .35 769,663.64
142.856.893.00 6.43
ETIC [ n:rxn:nsut BoiEB —conroSITE PAGE : 184
usd c AS~OF DATE: 30SEPD2
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
UNITS  LOCAL - UNIT COSTY TOTAL COST UNIT PRICE MARKET VALUE X CURR UNREAL GN/LS
ORIGINAL FACE  BASE ~  UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X FUND UNREAL 6N/LS
MORTGAGE PASS-THROUGH GNMA
01NOG06A9 GNMA I TBA OCT 30 SINGLE FAM _ 6.000 15DEC28
6754 gg 8:0 ogg 0 103.150196 30.986,318.75 - 103.500000 31.091, 400.00 %.gg 105,081.25
6773 42.000.000.0 102.312500 42,971,250.00 103.500000 43.470.000.00 2.29 498,750.00
42.000.000.00 2.00
72.040.000.00 73.957.568.75 74.561,400.00 3.93 603.831.25
72.040.000.00
o1uososs7 G6NMA 1 TBA NOV 30 SINGLE FAM  6.000 15DEC99
6773 9,500, 000.00 101656250 9,657,343.75 103.125000 9.796.875.00 0.52 139,531.25
9. 5oo 000.00 0.45
01NO626A5 6NMA I TBA OCT 30 SINGLE FAM 6. soo 15DEC99
6754 12.200.000.00 104.047643 12,693,812.50 104.213000 12,714,718.00 0.67 20.905.50
12 200, ooo 00 0.59
6773 000.000.00 103.281250 44_410,937.50 104.219000 44.814.170.00 2.36 403,232.50
43 000, ooo 00 2.07
55.200.000.00 57104750 00 3.03
55.200.000.00
01NO706A8 6NMA I TBA OCT 30 SINGLE FAM _ 7,000 15DEC99
6754 7.400, 000.00 104.875000 7.760.750.00 104.969000 7.767.706.00 0.41 6.956.00
7.400.000.00 0.36
01NO726A4 6NMA I TBA OCT 30 SINGLE FAM  7.500 1sn£c99
6754 12.000.000.00 105.906250 12.708,750.0 106.094000 12.731,280.00 0.67 22.530.00
12.000.000.00 0.59
36208URPA GNMA POOL 461394 7.500 15DEC27
6754 109,832.33 99.476566 169.257.43 106.336000 116,791.31 0.01 7.533.88
637.532.00 0.01
36210PLH5 6NMA POOL 498128 7,500 158Ep29
6754 657.450.66 100. 437501 660.327.0 106.178000 698.067. 0.04 37.740.95
2,094.458.00 03

STATE STREET.
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ACCOU)IT POSITION: APPRAISAI.

AGE: 185}

AS-OF DATE 3OSEP02 :

ASSET 1D ASSET DESCRIPTION " RATE . MATURITY DATE MKT PRICE
UNITS, -.LOCAL . UNIT €OST _TOTAL €OST UNIT PRICE - - MARKET VALUE.: v
ORIGINAL FACE ' BASE .. UNIT COST - TOTAL €0ST UNIT PRICE " MARKET VALUE UNREAL EWALS
grsa  oAAOPZER Sy POOL 00.437408 %5g°gaoliizpzs ' 106.178000 "266.699.52 X
.181, . . .699.52 0.0
445.800°00 - o:01 14.419.08
6173 352}%’%&% 24700 PO 100.781250° 200 ' is, ;9232411235P°3 113.343000 17,988,947, 49 5 i3
) 5.871.247.00 . . - 17,988,947, g:ga 1,993,706.37
173.029.711.52 178, 206, 268.50 181.456,655.28 _ 9.56 .
175.189.037.00 _ 9.56 3.250.386.78
MORTEAGE PASS—THROVGMH OTHER MORTGAGE
831641004 SYALL BUSINESS ADMIN PARTN CTF _ §.640 10FEB11 SER SBIC PS 2001 10 4
6173 6.288.893.45 103.9843 6.539,466.54 110. 344000 6.939.416.59  0.37 399.950.05
8:£80:005.00 0.32
909317ABS  UNITED ALRLS PASS THRU TRS 95399, 24DEC13 THRU CTF SER 94 M2 144A —
6173 3.000.000.00 000 2,400, 450.00 55.51500! 1.665.450.00  0.09 ~735.000.00
000.000.00 0.08
9.288.893.45 8.939,915.54 8.604.865.59  0.45 ~335.049.
9,500,000 00 9-45 5.049. 95
371,460, 289.87 379.539,256.17 385.001,290.98 . 20.28 5.462,034.
416.529.838.00 001.2 - .28 462,034,681
PRIVATE PLACEMENT PRIVATE PLACEMENT
2359989K2 . INTEREST RATE SWAP 6.000 18DEC22 SHPO20704 ’
8173 -23,300.000.0 0.000000 0.00 191400 ~2.840.5%.20  -0.15 ~2.840.596.20
23599B9L0 IRS USD SHPYZ0706/5WP020704 1,000 18DEC22 SWPY20706 :
8773 23. 300, 000. 00 j2.232.50 0.000000 0.0 0.0 -12.232.50
STATE STREET.
GT1C DC RETIREWENT BOARD —COMPOSITE - — “PAGE: 186
usd — SITE — AS-OF DATE: 30SEP02
ACCOUNT POSITION- APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
UNITS - LOCAL.  UNIT COST JOTAL €OST UNIT PRICE MARKET YALUE X CURR UNREAL EN/LS
ORIGINAL FACE . -BASE . . UNIT COST - TOTAL €OST UNIT PRICE _ MARKET VALUE: % FUND UNREAL 6M/LS
4509909¥3 IRS USD SHPY14337 / SWPO14335 1,870 17DEC31 SWPYV14337 r :
87173 1.400.000.00 519000 49.266.00 - ~0000 0.00 ~ 0.00. ~49,266.00
45099Z9A9 - IRS USD 5.000 1BDECO7 SWP020308 -
6T73.  -13,000.000.00 4.535000 -589, 550. 00 12.140600 -1.578.278.00  -0.08 -988,728.00
450997987 IRS USD SHPY20300/SNP020308 1.000 18DECO7 SWPY20300
8773 °  13.000.000.00 0.000000 0.00 . - 0.000000 0.0 - g.00 0.00
450992903 - IRS USD SWPYAD274/SHPO40272 1.000 18DECO4 SHPV40274
8173 8.000.000.00 0.000000 0.00 0.000000 0.0 0.0 0.00
450997911 IRS USD 3.000 38DECO4 SWP0A0Z56
6173 =5.800.,000.00 0.752000 ~43,616.00 1.497600 -86.860.80  0.00 -43.244.80
4509979Y9 IRS USD 3ML SWPV40253SWP040256 1.000 1BDECO4 SWPY40256
6173 5.800,000.00 0.000000 0.00 0000000 0.0 9.0 0.00
45199A9F2 IRS USD 3.000 18DECO4 SWP040272
6773 -28.,000.000.00 0.710000 ~198.800.00 1.497600 -419.328.00  -9.02 ~220.528.00
1.400,000.00 ~770,467.50 -4.925,063.00 -0.26 -4,154,595.50
-0.23
1,400, 000.00 Z770.467.50 Z4.925.063.00  -0.26 ~1.154.595.50
-0.23
US TREASURY TREASURY BOND
912810081 UNITED STATES TREAS BDS 10.375 15NOV12
6772 1.300.000.0 123.031250 1.599.406.25 135. 406000 1.760.,278.00 160.871.75
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PAGE: 187
AS-OF DATE: 30SEPO2

usp S
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET YALUE X CURR UNREAL GN/LS
ORIGINAL FACE BASE UNIT COST » TOTAL COST UNIT PRICE MARKET VALUE X FUND UNREAL 6N/LS
912810DE5S UNITED STATES TREAS BDS 11.125 15A0603 11. 125 15AUGO$
6754 60, 000,00 119.367183 71 620.3 108.344000 65,006. 40 g.gg -6,613.91
912810DP0 URITED STATES TREAS BDS 11.250 ISFEBIS DTD 02/15/85
6773 4,600,000.00 155.070368 7.133,236.9 169.344000 7.789,824.00 g.g% 656,587.09
9128100”5 UNITED STATES TREAS BDS 7.250 15MAY16 7.25PCT BND 15MAY16
§T72 1,230,000.00 00305 1. 368 993.75 129.844000 1,597,081.20 g.gg 228,087.45
6773 3.600.000.00 122.171875 4,398,187.50 129.844000 4,674,384.00 g:%g 276,196.50
483000000 5.767.181.25 6.271.465 20  0.33 504. 28395
912810D0X3 UNITED STATES TREAS BDS 7.500 15N0V16
6772 3,000,000.00 118.329297 3, 549 878.91 132.594000 3,977.820.00 8.%% 427,941.09
6773 13,100,000.00 121.808092 15,956,860.05 132.594000 17.369,814.00 g:g% 1,412,953.95
16.100. 00000 165067738 96 213063000 1li2 17840805 04
912810028 UNITED STATES TREAS BDS 8.875 15AU617
6773 2,500,000.00 131.882000 3,297,050.00 148.250000 3,706,250.00 0.%9 409,200.00
912810ED6 UNITED STATES TREAS BDS 8.125 15AU619
6T72 1,300,000.00 129.269232 1.680,500.01 141,.313000 1,837.069.00 g.ég 156,568.99
912810[07 UNITED STATES TREAS BDS 6.250 15AU623
6772 000.00 104.976563 1,049,765.63 119.250000 1,192,500.00 g.gg 142.734.37
912B10EN4 UNITED STATES TREAS BDS 6.000 15FEB26
6772 1.250,000.00 104.993190 1,312,414.87 116.563000 1,457,037, g; 144,622.63
STATE STREET.
GT1c ‘ DC RETIREMENT BOARD —COHPDSITE PAGE: 188
usp — COMPOSITE: AS—OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL G6N/LS
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL G6N/LS
912810E27 UNITED STATES TREAS B8DS 625 15FEB27
6772 1,250, 000.00 987499 1.324 43.74 125.750000 1.571.875.00 8.8; 247.031.26
6773 2.100.000.00 107.695312 2.261,601.56 125. 750000 2,640,750.00 8:%; 379.148.44
335000000 3768644530 4.212.625.00  0.22 626.179.70
912810FB9 UNITED STATES TREAS BDS 6.125 15NOV27
6772 200 .00 107.593750 215,187.50 118.875000 237.750.00 g.g} 22,562.50
912810FD5 UNITED STATES TREAS BDS 3.625 ISAPRZB INFLATION INDEXED
6754 20,844,238.52 96 6194 20.045 110 117.719000 24,537.629.14 &.%g 4,492,518.37
912810FF0 UNITED STATES TREAS BDS 5,250 15N0V28 BD
6772 310 .00 94 .773439 293,797.66 106.281000 329,471.10 8.8% 35.673.44
6773 5.000,000.00 101.381632 5,069,081.58 106.281000 5.314.050.00 8:§§ 244,968.42
5°310 660" 60 51362.879 24 564382116 0730 580 641 86
912810FH6 UNITED STATES TREAS BDS 3.875 15APR29 INFLATION INDEXED
6754 4,042,404.8 584739 4,308,586.60 123.031000 4,973,411.06 8.§g 664,.824.46
66,686,643,.33 74,936,123.60 85,032,000.40 ;.gg 10,095,876.80
US TREASURY TREASURY NOTE
9128 27La3 UNITED STATES TREAS NTS 5.750 15AU603
6172 1.400,000.00 104.640625 1,464,968.75 103.719000 1,452,066.00 8.89 -12.902.75

STATE STREET.
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121.676.643.33

YANKEE CANADIAN
748148QR7 ou:nsc PROY CDA
6T54 1.440.000. 113.046000
1,440.000.00

YANKEE FINANCE

104,939,751.55

7.500 15SEP29 NT

1,627,862.40 128.767000

1,627.862.40

117,505.710.55

1.854,244.80

1.854,244.80
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611 eyvs RETIREMENT BOARD o —COHPOSITE rs-oF PAGE: 189
. DATE :
- ACCOUNT POSITION APPRAISAL - TE: 30S£PO2
ASSET 1D ASSET DESCRIPTION RATE.  MATURITY DATE MXT PRICE .
. LOCAL UNIT €OST UNIT PRICE . MARKET YALUE UNREAL GM/LS
DRIBINAL FACE . BASE UNIT COST UNIT PRICE MARKET VALUE, . UNREAL 6N/LS
912827N81 UNITED STATES TREAS NTS . .. 5, s75 15FEB0S., BRI
6772 120,000.00 105.381567 - 121.8 . 105.875000 -127,050.00 628.12
912827R87 . UNITED STATES TREAS NS 1,973 15H0V04
6772 860,000.00 418237 596.84 112.688000 969.116. 80 19.519.96
912827262 UNITED STATES TREAS NTS 6.500 150CTO6 L
6772 1.475,000.00 111.115466 1,638,953.12 115.750000 1.707,312.50 68.359.38
912827200 _ UNITED STATES TREAS NTS 6.250 15FEBOY '
6772 1,000,000.00 101.054607 1,010,546.07 115.625000 1.156.,250.00 145,703.93
91282745 UNITED STATES TREAS NTS 5.500 31MARO3 S
6172 3.250,000.00 98. 744141 3,209,184.58 102.031000 3,316,007.50 106.822.92
9128274F6 _ UNITED STATES TREAS NTS 5.625_ 15MAYOS
6772 300.000.00 106.726563 330.179.69 114.281000 342,843.00° 22,663.31
9128274¥1 ___ UNITED STATES TREAS NTS 4,750 15Movos
6172 400,000.00 98250000 353,000.0 109.813000  439,252.00 46.252.00
912827571 UNITED STATES TREAS NTS §.500 15FEB1O0 DTD 00865
8772 550,000.00 915082 593,532.95 120.688000. 663,784.00 70.251.0%
912827609 UNITED STATES TREAS NTS 6.750 15MAYOS -
6772 1.335.000.00 108.126639 1.443,490.63 112.281000 1.498,951.35 55,460.72
912827696 UNITED STATES TREAS NTS 5.750  15AUG10
8173 §.600.000.00 104.707031 _ 5.863.593.75 116.219000 6.508,264.00 644.670.25
STATE STREET,
BTIC ETE n:T)usnEuT BOARD. —conrosxTE — PABE: 190
UsD AS-OF DATE: 30SEP02
ACCOUNT posxfxon APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
. UNITS  LOCAL  UNIT COST . TOTAL COSY UNIT PRICE * . . MARKET VALUE _ X UNREAL GM/LS
ORIGINAL FACE . BASE  UNIT COST TOTAL COST UNIT PRICE ~~ - %'MARKET VALUE " X UNREAL 6N/LS
9128276T4 UNITED STATES TREAS NTS . .. 5.000 15FEB1L PN
6772 800, 000.00 101.525111 * 8i2.200.89 111.094000 .. 888,752.00 76.551.11
17.090,000.00 17,825,669.15 19.069,649.15 1.243,980.00
US TREASURY TREASURY STRIPS
" 912803AY9 UNITED STATES TRES BD STRP PR 15N0V21 : .
6773 19.800.000.00 7.343,424.00 37.469000 7.418,862.00 75.438.00
912803BM4 UNITED STATES TREAS 8D 15N0V27 035
6754 16. 100, 0000 23.069284 3.714.154.80 27.739000 4,465.979.00 751.824.20
912833005 UNITED STATES TRES SC STRP INT ISHAYID STRIPPED INT PHT GENERIC TINT
8172 2.000,000.00 6.019000 1.120.380 1.519,220.00 398,840.00
37.900.000.00 12,177,958.80 13.404.061.00 1.226.102.20

e Pt s e e

12,565,959.00

226,382.40

—————ee

226,382.40




